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I. Prompt user for symbols of 
securities to monitor and 
transact. 

[I. For each security prompt user 
for the following: 

1 . ft of levels of decision 

2. Relationship of levels 

3. Components and databases 

4. Degree of effect 

5. Equations 

6. Decision points 

7. # of shares to buy etc. 

8. Holding period 

9. Circuit Breakers 

to. Exchange E^ftrences 
1 1 . Additional Data 
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Proceed to step 527 



Figure 8 

Detail for step 534 



4 



i846 



Determine best stock 
exchange based on user 
preferences and liquidity of 
exchange for security 



i 



Determine best method 
for order execution 
based on price 
momentum or as 
modified by user 
preferences 




848 



Database of security 
data including 
preferences 




c 



T 



Proceed to Step 535 



Figure 9 



Buy 
Order 



Sell 
Order 



Sell- 
Short 
Order 



Price IVfomentum t 


Price Momentum 4 


Price Momentum ^ 


' Bid High 


Bid Low 


Bid Low 


Bid Preference High 


Bid between spread 


Bid between spread 


SOES Buy 




SOES Buy 


Offer High 


Offer Low 


Offer High 


Offer between spread 


Offer Preference Low 


Offer between spread 




SOES Sell 


SOES Sell 


Offer High 


SOES on T tick 


SOES on t tick 


Offer between spread 


Offer Low on T tick 


Offer Low on T tick 




Offer 1/16 above on i tick 


Offer 1/16 above on i tick 




Proceed to step 534 



4 

Figure 1 1 



1101 



Data Source Computers 



1103 



Market Computers 




